A SHORT PROOF OF THE F. AND M. RIESZ THEOREM BERNT K. 0KSENDAL1 In this note we provide a short proof of the following theorem due to F. and M. Riesz:
Theorem. Let p. be a complex Borel measure on the unit circle T in the complex plane such that f p dp, = 0 for all polynomials p. Then u is absolutely continuous with respect to Lebesgue measure on T.
Proof. Let P be a Borel set on P with length zero and let P be a compact subset of P. It suffices to prove that p(F)=0.
Choose an integer = expí «r1 ¿r<j -1 < expí-J -1.
Sogn(z)-»1 for zE F and gn(z)-^>0 íor zET\F as n-* <x>. By dominated convergence, u(F) = limn^.,, f g"dp = 0, and the proof is complete.
